Als) 3 ]

STATE OF SOUTH CAROLINA )
) BEFORE THE
) OF SOUTH CAROLINA
)
) COVER SHEET
)
)
) DOCKET
) NUMBER: 2001 _ 410 _ G
)
)
)
{Please type or print)

Submitted by: Piedmont Natural Gas

Address: PO Box 33068

Charlotte, NC 28233

SC Bar Number:
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704-731-4560

Fax:

704-364-1395

Other:

Email:

Jjenny . furr@piedmontng.com

NOTE: The cover sheet and information contained herein néither replaces nor supplements the filing and service of plecadings or other papers
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DOCKETING INFORMATION (Check all that apply)

U Emergency Relief demanded in petition

O

Other: Monthly Analysis of Deferred Account - Hedging Program

Request for item to be placed on Cemmission's Agenda
expeditionsly

INDUSTRY (Check one) NATURE OF ACTION (Check all that-apply)
[[] Electric [ Affidavit ] Letter [[] Request
[_] Electric/Gas {_]Agreement [[]Memorandum |:] Request for Certification
(] Etectric/Telecommunications [] Answer [[]Motion [[] Request for Investigation
[[] Electric/Water [ ] Appellate Review [ Objection (] Resale Agreement
[] Electric/Water/Telecom. [JApplication [ ] Petition [[] Resale Amendment
() Electric/Water/Sewer [] Brief [[] Petition for Reconsideration [ Reservation Letter
Gas ] Certificate D Petition for Rulemaking [[] Response
[[JRailroad {]Comments [] Petition for Rule to Show Cause [ | Response to Discovery
[JSewer []Complaint [ ]Petition to Intervene (] Return to Petition
[[] Telecommunications (] Consent Order [] Petition to Intervene Out of Time [ | Stipulation
[[] Transportation [ Discovery [ |Prefiled Testimony [] Subpoena
[ Water [J Exhibit ] Promotion [] Tariff
[(] Water/Sewer [] Expedited Consideration [ "] Proposed Order [] Other:
[[]Administrative Matter [] Interconnection Agreement [ _| Protest
[ ] Other: [} Interconnection Amendment [ ] Publisher's Affidavit

[ ] Late-Filed Exhibit

Report




‘I Piedmont
Natural Gas

February 10, 2017

Ms. Jocelyn Boyd

Chief Clerk and Administrator

Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont’s Deferred Account-Hedging Program report for the period end November
30, 2016.

If you have any questions, please feel free to contact me.
Sincerely,

Jenny Furr

Manager — Regulatory Reporting

704-731-4560
Jenny.Furr@Piedmontng.com

Enclosures

C: ORS <
Pia Powers

P.O. Box 33068 » Charlotte, North Carolina
piedmontng.com
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Piedmont Natural Gas Company
Deferred Acct.-Hedging Program
Acct #19101 (X2068)
SC Nov-16

Beginning Balance 3 -
Expenditures: BP
Purchase of Financial Instr.
Qption Premium
Margin Requirement
Receipts:
Proceeds from positions
Expenditures: ADM
Purchase of Financial Instr.

Option Premium 121,425.00
Fees 2,294 .00
Margin Requirement

Consultant Fees
Service Fee 746.00
Program Development
Other
Receipts:
Proceeds from positions
Fees
Interest from brokerage acct.
PM Interest adj.
Transfer to COG Deferred Acct

Qther 8.20
Balance before interest 124,473.20
Return calculated -
Balance due (customer)/company 124,473.20
Transfer to 25304 Deferred Acct (124,473.20)
Balance due after transfer 0.00
G/L. Balance 0.00

GL Bal. less Balance due / Difference -

Interest Calculation:
Avg. Balance for the month $ 62,236.60

Return rate for the month 0.0000%
$ .

Annual allowed return rate 0.0000%



Piedmont Natural Gas

Reconciliation of ADM statement to SC Hedging Activity and Recon

November 2016
13 A
28 A
31 A
26 A
8 A
7 A
7 A
4 A
11 A
13 A
148 Y ofA's
15.50 Commission and Fees rate
(2) 2,284.00 Total Cémmission and Fees (Expenditures)
126,074.00 B
27,843.00 B
13,150.50 8
(43,348.50) 8
- B
- B
- B
- B
123,719.00 TofB's
) 2,2894.00 less: Fees (Expenditures)
2] 121.425.00 Option Premium
Activity in Account
Debits (D) Credits {C)
23,538 09 855,554.00
34,034.00 98.00
37,680.50 1.59
30,823.00 27,843 00
©8.00 13,150.50
815,851.06 43,535.06
113,529.35
98.00
8,124,00
7,388.50
7,668.50
4,662.00
159
13,150.50
186.55
T of D's 896,833.64 840,182.14 T ofC's

&)

940,182.14 ¥ ofCs
(896,833.84) ¥ of D's

43,348.50

(43,348.50)

P&L and Cash Activity per ADM statement
Reverse ADM accrued previous month
ADM accrual in current month

P8L and Cash Activity




ADM

DATE
11/03/6

11/03/6
11/03/6
11/03/6
11/03/6
1y
11/04/6
11/08/6
11/09/6
11/10/6
11/10/6
11/10/6
11/10/%
11/20/6
11/10/6

11/14/6
11/14/6

11/15/6

11/25/6
11/25/6

11/25/6

11/28/6
11/28/6

PIEDMONT NATURAL GAS CO
SOUTH CRROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

* * - L *

T O

LONG/BUY SHRT/SELL

13

28
31
26

[ B I - ]

11

i3

13
38

P

ADM Investor Services, Ine.
A Subsidiary of Archer Daniels Midiand Company
2100A Board of Trade Building
141 W, Jackson Boulevard

Chicago, IL 60604
WWW.ADMIS.COM

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: NOV 30, 2016

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMEER: 121 X121

INTRODUCED BY: RBC WEALTH
(704) 264-2767

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOIVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

TR ACTIVITY THIS MONTE + *+ # % % % & % & & & & # =
DESCRIPTION < ., EX PRICE/LEGND CC DEBIT CREDIT
NET PREM TUS 23,538.09
GLOBEX TRADE
APS TRADES .
CALL JAN 17 mm'r da“é 2-3300 c, ™. NET PREM US 34,034.00
GLOBEX TRADE~" sa
CALL FEB 17 KYN NATGAS E3600 T, ; mmmu us 37,680.50
GLOBEX TRADE .
CALL 17 NYM NAT Gasm 3550 C! ' NEF PREM US 30,823.00
GTO! TRADE .~ ) *,
DESK QEDER FEE - - Lo CASE US 98.00
. Pt .,
~TEasAE 5‘:‘frq:h %2068 to x2088 . | - .CASH TUS 615, 851,06
'ﬂxansﬁgr fram-X2068 to X2062 : , +» _CASH U8 - »113 529,35
RE,- REC ot bl b WIREREC US - - 855,554.00
WIKK JRAWSVER RECEIVED, % 4L N
oot T 7 PR Y , el
nxv'nzsx ¥EE 11/3 -~ . : Cass us oy 98,00
. £ 3 L R
X :T;g.nsfer from xzosa to x2062 | ‘ "1 casg US 98.00
JUN 17 xmc:m'r GAS E 3500 C, r NEr PREM U5 8,124.00
LOCK TRADE -~ ° ¢ .
CALL JUL 17 §YM NAT GAS E 3600, é © - NEr pREM . US 7,388.50
BLOCK TRADE * o L
CALL AUG A7 N¥M NAT GAS R 3550 c: NET PREM US 7,66B.50
BLOCK TRADE :
CALL SER.17 NYM NAT GAS E 3700 »c NET PREM TUS 4,662.00
MM DBIT APS FEE 11/03/16:° . < ADJUSTMENT US 1.59
200H ooooa . - -
oM cEDIT 11/03/16 - . {AD-TUSHIENT us 1.53
200K 000007, . + T
CALL NOV 17 NYM NAT GAS E 4250 C NET PREM US 13,150.50
BLOCR TRADE
WIRE, TRANSFER REC ywevowan o .« -WIREREC U3 27,843.00
WIRE TRANSFER Ih.l:g_‘__ ! i N 5, 4
= . : A .
fmm Bec. . | WIREREC ‘US., 13,150.50
ﬁrﬁg TRANSFER RECEIVED G s f; b
mn :Lsutazz 27§o 75 ot ﬂmmnm: Us p 43,535.05
Q7LNC i 0 PO K
CALL -DEC 1s mméeaszzvsn c Exl?:l:nz US L .00
GLOBEX TRADE | ‘ . G
SAPSTTRADES, | ‘ewiev o+ » ;
COMM DEBIT mmmc opr |, 7 . Ab.ms'rmr us i C 186.55
20cM TRR0000" ’ o
CALL DEC 16 NYM NAT GAS E 3250 C EXPIRE US .00
CALL DEC 16 NYM NAT GAS E 3450 C EXPIRE US .00

PLEASE REPORTANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR
QBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATERENT IS CORRECTAND RATIFIED.

RETAINFOR TAX RECORDS

SUFLECTTO TERMS AND CONDITIONS ON REVERSE SIDE

OCDED SYMBOLSARE EXPLAIMED ON REVERSE, SIOE




[41 W, Jackson

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON

PO BOX 33068
CHARLOTTE. K¢ 28233-3060

* k K R *F Kk &k ok k% * kA W & &

DATE
11/03/6

3/3L/6
3/31/6
2/07/6

11/10/6

S/13/6

2/23/6

i1/03/6

11/10/6

11/10/6

LONG/BUY SERT/SELL

28 CALL, JAN 17 NYX NAT GAS B 3306“ c
28+ OPTION MARKET -VALDE
14,560,00 LIM EXPTRE 12/27/16
AVERAGE LONG: e h.izoou .
LAST TRADE nATE:‘ 12127/1e'~‘ ey
T,
2 mmap;vﬁmm@dmmawmi
14 CALL “APR, 17 NYM NAT.GAS K, 3350° &
16 CALL AFR 17 MYM NAY i E 3350 4%
32+ * OPTION MARKET NVALUE N
o + -  EXPIRE 3/28/17 -
. AVERAGE" LONGa: .10900 i
;LT Tnaﬁg DATE: 3/23/37 } .
8 L CALL ot 17 NBT'GAS E 3500 .C
g* .. § {4 OPTION MARKEF ) s
B ; . Jﬁumnz 5/25/17 iy
ﬁERAGE LoNg: ¢ @ .10000 Py
& 1_!’ §‘ .
LAST TRADE nATEw 5/25/17 A
tog
11 CALL MAY 15 NYM NAT GAS E 3550 &
11+ OPTION MARKET VALUE o
: EXPIRE 4125/17w N
AVERAGE TONG: .11250 5. -
LAST TRADE DATE: 4/25/17 r",*“ N
14 CALY, amu 17 NYM KAT GAS E 3600 . ©
14+ OPTION MARKET VALUE o
EYPIRE 12/21/15
AVERAGE LONG: .10400
LAST TRADE DATE: ,..12/22/16
31 CALL FEB 17 N¥M NAT nynasoo c
31+ £ apr:ou uanxﬁm
IEXPIRE 1/26/17 "
HVERAGE JONG: .12000  :
zmsr TRADE DATE: | f/zslli
7 " gann gun 17 WYH NAT GAS E 3600 C
T LT opTION, mngxatu )
PR nﬁ” $£3$/17 :
Wt AVERAGE LONG. ‘”*““*ﬁ1 040 '
LAST TRADE DATE: 6/27/17
7 CALL AUG 17 WYM NAT GAS E 3650 C
7% OPTION MARKET VALUE

ADM Investor Services, Inc.
A Subsidiary of A4reher Daniels Midland Company
2100A Board of Trade Building

Boulevard

Chicago, L. 60604
WWW.ADMIS.COM

POSITIONS

DESCRIPTION "™

IN YOUR

&

EXPIRE 7/26/17

AVERAGE LONG:

LAST TRADE DATE:

.10800
7/26/17

EX

I

ACCOUNT

STATEMENT DATE:
ACCOUNT NUMBER:
SALESMAN NUMBER:

INTRODUCED BY:

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

MONTHLY COMMODITY STATEMENT

121 X2068
121 x121

¥ovV 30, 2016

RBC WEARLTH MANAGEMENT
(704} 264-2767

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE

PRICE/LEGND CC

L

DEBIT
L1200 Us
.2006
N ~
1133 fis
13
.I050 ‘ﬁs
V2397 g
.t
Ty
-
%
H
L1000 us ,
.2181
11125 7 vs
L1784
L1040 US
0874
P
z;zuo g
.1612 ¢ i
. i
4 &
w "‘ I‘ 0
. g .
.1040 US -
.2122¢
.1080 TUS
.2090

CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 oxr 312/242-7200.

* & % k& % Kk & ok h & kK F RN kW

CREDIT

£56,168.00
56,168.00*

4,794.00
33,558.00
38,352.00
76,704.00*

17,448.00
17,448.00*

19,624.00
19,624.00*

12,236.00
12,236.00*

45,972.00
49,972.00%

14,854,00
14,854.00*

14,630.00
14,630.00%

PLEASE REPORTANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR
QOBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT [S CORRECT AND RATIFIED.

RETAIN FOR TAX RECORDS

EUBJECT TO TERMS AND CONDITIONS ONREVEREE SIDE

CODED SYLBOLS ARE EXPLAINED CON REVERSE SIDE




DATE
11/10/6

2/23/6

1/04/6

11/03/86

2/0L/6

3/02/6

11/14/6

ADM Investor Services, Inc,

2100A Board of Trade Building
141 W, Jackson Boulevard
Chicago, IL 60604
WWW.ADMIS.COM

PIEDMONT MATURAL GAS CO
ECUTE CARCLINA ACCOUNT

ATTN ROB THORNTON

FO BOX 33068

CHARLOTTE NC 28233-3060

4 Subsidiary of Archer Daniels Midland Company

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: NOV 30, 2016
ACCOUNT NUMBER: 121 X2068
SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNMABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

LONG/BUY SHRT/SELL DESCRIPTION EX  PRICE/LEGND CC DEBIT CREDIT
4 CALL SEP 17 NYM NAT GAS E'3700 C L1150  US ,376.00
g OPTICH MARKET VALUE .2094 8,376.00%

Exp:nzr B8/28717 ™,
AVERAGE LONG: ._ .1&500
LAST TRADE DATEu» g/aaﬁlw Mfoﬁh‘
. -
16 CALL FEB 17 NiM MaT s, masoo o “.5,1060  US 17,760.00
16 OPTION MARKET VALUE PRI £5 T 17,760.00%
EXPIRE -1;”26/17!1 Py T T
ANERAGE Loﬂc e #“iosou~’ . T
a' 3
Lasf Tnaqg nnqg o 1{26/17 ; P e
" K ‘"M, »‘ N » xa ) * ¥ ‘ '—5.
28 ‘,’ CALL AN 17 ‘NAT GAS E 3850 ics ¢.” Li1se.c o8 11,704.00
28% . OPTION" VALUE P4 os Lbda8 . e 11,704.00%
¢ s EXPIRE ,}2727*/16 N : S
: AVERAGE “Low: 11500 ; i - t
LAST TRADE DATE: 12/27/16 N Va
“ ¥ a
26 ;cﬁmn MAR 17 NYM FAT GAS E 3850 ECx . L1170 US 33,332.00
26+ r} OPTION MARKET VALUE .1282 . 23,332.00%
# EXPIRE 2/23/17, . ; .
AVERAGE Loyan .11700 R
LAST TRADE m\m. 2/23/17 R -
T ry
3 CALL FEB/17 NYM NAT GAS B 4100 c . L1130 ©8 19,747.00
31+ OPTION MARKET VALUE ., L0637 19,747.00*
X EXPIRE 1/3%/1? .
AVERAGE LONG: -11300, . .
a I3 :" 1
LAST TRADE DATE: 1/26/1? A
39 CALL MAR 17 NYM NAT GAS E 4250 C .1040  US 27,651.00
Igw OPTION MARKET VALUE .0709 27,651,00%
T (EXPIRE...2/23/17 — .
AVERAGE LoNG: ' 10 400' : E
Lo .
msrr TRAD&E DATE:  2/23/17 Pt . )
11 cnm,my 17 NYI NAT GAS E 4250 e . . s1180, U, 16,181.00
11* RO opm:on MARKET VALUE P .1471 o 16,181.00%
g ‘EXDIRE 10/26/17 N W
_AVERJ\.GE LG ¢ .11800 . . .f* +
msr TRADE m-.m.i 1o/26/27-" < 1 L : 4
¥ ot L
~ e sanihata, Sbimirasteitges ot 5 v E ]

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR
OBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

RETAINFOR TAX RECORDS

SUBJECTTO TERMS ANJ) CONDITIONS ON REVERSE SIDE

CODED SYMBOLSARE EXPLAINED ON REVERSE SIDE




ADM Investor Services, Inc.

A Subsidiary of Archer Daniels Midland Company
2100A Board of Trade Building

141 W. Jackson Boulevard

Chicago, H. 60604

WAWW ADNIS.COM

PIEDMONT NATURAL GRS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-~3060

sex SEQG USD #4*

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: NOV 30, 201¢

ACCOUNT NUMBER: 121 X2068
SALESMAN NUMBER: 121 X121

REC WEALTH MANAGEMENT
(704) 264-2767

INTRODUCED BY:

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTCMER SERVICE AT
1/800/654-0461 or 312/242-7200.

1. BEGINNING ACCT BALANCE .00 i
2. P&l AND CASH RCTIVITY 43,348.50 . "
3. ENDING ACCT BALANCE 43,348.50 . ~,
4. NET FUTURES P&L 186.55- )
5. NET OPTION PREMIUM 123,534.04- - T
8. OPTIONS MARKET VALUE 396,387.00 .~ RV
9. ACCT VALUE AT MARKET 439, 735;50‘ a A .
11. CONVERTED ACCT VALUE US 439,735.50"." . s P “ : .

- VT b % -

wen cumimr::qomwﬁ L !ﬁﬁm« P‘l::mrE LAL I

FUTURES P&L us < 286,555 £ bei.ess -
CPTION PREMIUM us-” L+ 123,534504- ig 314,459.64-

S s . T
**ﬁﬂ't*ﬁ*iifi!**i#i"**iﬁiiidt:ﬁ.tp*t N i dy
*musmsmmnmaszoomncowmm'sm‘rmmp.* ’
* TO AVOID THIS FEE, PLEASE’CUNTACT US AT GOGREENGADMIS.COM | 3
* FOR INFORMATION ON RECEIVING<YOUR STATEMENTS VIA EMATL, 4§ | * - )
***!***i*i{*ﬁtyi***i***,tiii&&!et* g

*r s o : é (I ' .
o coon | :
e o v 3y "
; §Fo.ot al
oo Pl o
. ¢ + i
. faow )

.7 . -

'J' o . -

¢ - . LI

; ':‘-; T g, e
p!., h . S . A . &
Fan Srw sl L . [ %
g + vt ) Y
R o A LR LR
% i 5 i ) oS Tk
. i oo ‘ I
N % B * ¢ . L!: . e, -
R A S - :
R A WPt
atm it 3 Lesaliminn wiiar® B ow o

PLEASE REPORTANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR
OBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT 1S CORRECT AND RATIFIED.

RETAINFCR TAX RECORDS

BUBJECT TO TERMS AND CONDITIONS ONREVERSE SI0E

COOED SYMBOLSARE EXPLAINED) CN REVERSE SIDE




South Carolina May-2016/Aptil-2017 Review

Report as of 11/30/2016 Close

. Origindl Trade MMBtus Strike/Fixed Purchase Purchase Trade ! » Explration Realized | Net Value Realized
Period Tool Counterparty ’ Date I’;:?Mhzi‘:: Price Price Cost/Proceeds | Expiration Date I;rlce Value Gazin or (Loss) Foos

May-16 Call NYMEX 413012016 220,000 $3.70 $0.1370 $30,140.00( 04/26/2016 E $0.000 30 ($30,140.00)| $341.00
May-16 Call NYMEX 07222015 120,000 $3.25 $0.1100 $13,200.00| 04726/2016 E $0.000]- $0 ($13,200.00) $186.00
May-16 Call NYMEX 10/28/2015 110,000 $2.90 $0.1030 $11,330.00] 04/26/2016 E $0.000|. $0 {$11,330.00) $170.50
May-16 Call NYMEX 12/10/2015 110,000 $2.50 $0.0930 $10,230.00) 04/26/2016 E $0.000 $0 {$10,230.00) $170.50
Jun-16 Call NYMEX 6/312015 150,000 $3.65 $0.1280 $19,200.00| 05/25/2016 E $0.000 $0 {$19,200.00) $232.50
Jin-16 Call NYMEX 107512015 80,000 $3.25 $0.1070 $8,560.00| 05/25/2016 E $0.000 $0 *(88,560.00) $124.00
Jun-16 Call NYMEX 1072712015 70,000 $3.10 $0.1040 $7,280.00| 0572572016 E $0.000 $0 ($7,280.00) $108.50
Jun-16 Call NYMEX 121412015 40,000 $2.60 $0.0910 $7,280.00| 05/25/2016 E $0.000 $0 {57.280.09) $124.00
Jul-18 Call NYMEX 6/30/2015 70,000 $3.80 $0.1300 $9,100.000 062712016 E $0.000 %0 ($9,100.00) $108.50
Jul-16 Call NYMEX 772712015 70,000 $3.75 $0.1230 $8,610.00| 06/27/2016 E $0.000 $0 {$8,610.00) $108.50
Jul-16 Call NYMEX 10/27/2015 70,000 $2.95 $0.1510 $10,570 00| Q6/27/2016 E $0.000 30 {$10,570.00) $108.50
. Jul-i6 Call NYMEX 1072812015 70,000 $3.05 $0.1030 $7,210.00) 08/27/2018 E $0.000 50 {$7,210.00) $108.50
Jul-16 Call NYMEX 121712015 70,000 $2.75 $0.0930 $6,51000| 06/27/2016 E $0.000 $0 {$6,510.00) $108.50
Aug-16 Cali NYMEX 81472015 80,000 $3.65 $0.1310 $10.480.00) 07/26/2016 E $0.000 $0 ($10,480.00) $124.00
Aug-16! Call NYMEX 012212015 70,000 $3.45 $0.1130 $7.910.00] 07/26/2018 E $0.000 $0 ($7.910.00) $108.50
Aug-16 Call NYMEX 10/27/2015 80,000 $3.20 $0.1040 $8,320.00[ 0772612016 E $0.000 50 {$8,320.00) $124.00
Aug-16 Call ~ NYMEX 10/28/2015 70,000 $2.90 $0.1520 $10,640.00| 07/26/2016 E $0.000 $0 ($10,640.00) $108.50
Aug-16 Call NYMEX 121772015 80,000 $2.80 $0.0930 §7,440.00| 07/28/12016 E $0.000 $0 ($7,440.00) $124.00
Sep-16 Call NYMEX 8/31/2015 40,000 $3.55 $0.1230 $4,920.00| 08/268/2016 E $0.000 $0 (§n_4,‘920.00) $62.00
Sep-1B Call NYMEX 9/22/2015 40,000 $3.50 $0.1130 $4,520.00] 08/26/2016 E $0.000 $0 {$4,520.00) $62.00
Sep-16 Call NYMEX 1042712015 30,000 $3.00 $0.1620 $4,860.00| 08/26/2016 E $0.000 $0 ($4,860.00) $46.50
Sep-16 Call NYMEX 10/28/2015 40,000 $2.95 $0.1520 $6,080.00| 08/268/2016 E $0.000 $0 {$6,080.00) $62.00
Sep-18 Call NYMEX 12H186/2015 40,000 $2.80 $0.0870 $3,480.00| 08262016 E $0.000 $0 {$3.480.00) $62.00
Sep-16| Call (Sold) NYMEX 8r26/2016 40,000 $2.80 {$0.0710) ($2,840.00)| 08/26/2016 E $0.000 $0 $2,840.00 $62.00
Oct-16 Call NYMEX 10/1/2015 60,000 $345 $0.1180 $7,080.00| 09/27/2016 E $0.000 $0 {$7,080.00) ‘$93.00
QOct-16 Call NYMEX 10/5/2015) 70,000 $3.50 $0.1110 $7,770.00] 09727/2016 E $0.000 $0 {$7,770.00) $108.50
Oct-16 Call NYMEX 10:‘27/_2(_1?' 60,000 $3.05 $0.1620 $9,720.00] 092772016 E $0.000 $0 (89,720.00) $93.00
Oct-16 Call NYMEX 10/28/2015) 70,000 $3.00 $0.1550 $10,850.00 09/27/2016 E _80.000 $0 ($10,850.00) $108.50
Qct-16 Cali NYMEX 121672015 60,000 $2.85 $0.0930 ~ $5,580.00 09/27/2016 E $0.000 $0; ($5.580.00) $93.00
Oct-16| Call (Sold) NYMEX 2712016 60,000 $2.85 ($0.14560) ($8,760.00) 00/27/2016 E $0.000 $0 $8,760.0Q $93.00
MNov-16 Call NYMEX 11/372015 440,000 $3.35 $0.1120 ' $49,280.00 10/28/2016 E $0.000 $0 ($49,280.00) $682.00
MNov-16 Cali NYMEX 10/3/2018 110,000 $2.90 $0.1180 $12,980.00) 1072672016 E $0.000 $0 ($12,980.00) $170.50
Dac-16 Calt NYMEX 121172015 380,000 $3.45 $0.1110 $42,180.00 11/25/2016 E $0.000 30 ($42,180.00) $589.00
Dec-16 Calt NYMEX 12H6/2015 130,000 2£3.25 $0.1020 '$13,260.00 11/26/2016 E $0.000 $0 ($13,260:00) $201.50
Dec-16 Call NYMEX 1 17312016 130,000 $2.75 $0.1795 $23,335.00] 11/25/2016 E $0.000 $0 ($23,3356.00) $201.50
Dec-16| Call (Sold) NYMEX 1172512016 130,000 $2.75 ($0.3350) {$43,550.00)( 11/25/2016 E $0.000 50 $43,550.00 $201.50
SUMMARY: 3,600,000 $344,755.00 $0 (5344,755.00) $5,580.00




South Carolina

Report as of 11/30/2016 Close

Period

Original Pur¢hase

Realized Value

Net Vallic; Realized

Cost/iPraceeds Gain or {Loss)
Closed Positions - May-2002/April-2003 Review $949,450.00 $2,424,270.00 $1,474,820.00]
Closed Positions - May-2003/Aprii-2004 'Review $1,065,640.00 $400,810.00 ($664,830.00)
Closed Positions - May-2004/Aptil-2005:Review $851,680.00 $795,290.00 ($56,380.00)
Closed. Positions - May-2005/April-2006 :Review $2,463,690.00 $4,925,500.00 $2,461,810.00
Closed:Positions - May-2006/April-2007 Review $3,369,220.00] ($1,385,730.00) ($4,754,950.00)
Closed'Positions - May-2007/April-2008 Review $2,908,420.00 $1,159,981.00 .($1,748,439.00)
|Closed.Positions - May-2008/April-2008 Review $3,446,030.00] ($6,147,835.00) ($9,593,865.00)
Closed Positions - May-2009/April-2010 Review $3,699,735.00|" ($12,587,530.00) ($16,187,265.00)
Closed Positions - May-2010/April-2011 Review $2,240,760.00] ($3:838,546.00) ($6,179,306.00)
Closed Positions - May-2011/April:2012 Review $1,339,250.00 $0.00 {$1,339,250.00)
Closed Positions - May-2012/April-2013 Review ~ $867,950.00 $0.00 {$967,950.00)
Closed Positions - Ma}—2013!ApriI-2014 Review ($574,216.37) $0.00 $574,216.37
Closed Positions - May-2014/April-2016 Review $435179.27 $0.00 ($435,179.27)
Closed Positions - May-2015/April-2016 Review $841,635.25 $0.00 ($841,635.25)
Closed Positions - May-2016/December-2016 Review $344,755.00 $0.00 ($344,755.00)
Total Closed Positions Review Periods $24,249,778.15 393,790, ,602,968.
Open Positions Total i _ "$328,205.00 $306,587.00 ?SBJ 82.??
Closed/Open Postion TOTALS $24577,383.15] (313,057,403.00) ,534,786.15



i

Open Positions - South Carolina

o Report as of 11/30/2016 Close _
MMBtus . . Net Value vs.,
Period Tool | Counterparty | Trade Date Pumla:f‘!:: Per s"":‘,fi’:;"“’ Purchase cg:;,’,’;_'f;:ds Trade ’D'Ea’ég"a""“ NYMEX Market Price| Market Value Cum;r:l Warket

Jan-17 Call NYMEX 1/4/2016 280,000  $3.85 $0.1150 $32,200.00 1212712016 E $0.0418 $11,704.00 {$20,495.00)

. Jan17 Call NYMEX 21232016 140,000  $3.60 $0.1040 $14,560.00 12/27/2016 E $0.0874 $12,236.00 ($2,324.00)
Jan-17 Call NYMEX 11/3/2016 280,000  $3.30 $0.1200 $33,600.00 12/27/2016 E $0.2006 $56,168.00 $22,568.00)
'Feb-17 Call NYMEX 2112016 310,000 $4.10 $0.1130 $35,030.00  01/26/2017 E $0.0637 $19,747.00 ($15,283.00)]
'Feb-17 Call NYMEX 21232016 160,000  $3.80 $0.1060 $16,060.00  0126/2017 E $0:1110 $17,760.00 $800.00]
Feb-17 Call NYMEX 11/3/2016 310,000  $3.60 $0.1200 $37,200.00  01/26/2017 E $0.1612 $49,972.00 $12,772.00|
Mar-17 Call NYMEX 3212016 390,000  $4.25 30,1040 $40,560.00  02/23.2017 E $0.0709 $27,651.00 ~ {$12,900.00)]
Mar-17 Call NYMEX 11/3/2016 260,000 $3.85 $0.1170 $30,42000 022312017 E $0.1282 $33,332.00 $2.912.00|
Apr-17 Call NYMEX I3R016 160,000  $3.35 $0.1130 $18,080.00 031282017 E $0.2397 $38,352.00 $20,272.00}
Apr-17 Call NYMEX 472016 160,000  $3.35 $0.1050 $16,800.00  03/28/2017 E $0.2397 $38,352.00 $21,552.00]

May-17 Call NYMEX 51372016 110,000  $3.55 $0.1125 $12,375.00 0425217 E $0.1784 $10,624.00 $7,249.00

Jun-17 Call NYMEX  11/10/2016 80,000  $3.50 $0.1000 $8,000.00  D5/2520M7 E $0.2181 $17,448.00 $9.448.00

JuH17 Call NYMEX _ 11/10/2016 70,000  $3.60 $0.1040 $7,280.00 06127207 E $0.2122 §14,854.00 $7,574,00

Aug-17 Call NYMEX  11M0/2016 70,000  $3.65 $0.1080. $7,560.00  (07/26/2017 E $0.2000 $14,630.00 $7,070.00

Sep-17 Call NYMEX  1110/2016 40,000 3370 $0.1150 $4,600.00 08728207 E $0.2094 38,376.00 $3,776.00
Nov-17 Call NYMEX  1114/2016 110,000  $4.25 $0.1180 $12,980.00  10/28/2017 E $0.1471 $16,181.00 $3,201.00|
‘SUMMARY: 2,830,000 $328,205.00 $396,387.00 $68,182.00]
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